Mihai Anitescu, Stat 310, 02/09/2010

Example of AMPL USE

Problem:

rrlin(m%z)z
subject to  go(z,y, z) = x> + 3zt — 2% — 2 <0,
gi(z,y,2) = —3(x? +4?) +y* + 3y — 2 <0,
g2(w,y,2) = —22* + 9> — 2 <0,
g3(z,y,2) = =5 +y°) + 2%y = 3ay -2 <

AMPL Model

var x1;

var x2;

var x3;

minimize objective: x3;

subject to constraint_1: x2**2-2*x1**2+3*x1**4-x3 <= 0;
subject to constraint_2: -2*x2**2+x1**2+x2**4-x3 <= 0;
subject to constraint_3: -0.5*x2**2-0.5*x1**2+3*x1*x2-x3<=0;
subject to constraint_4: -0.5*x2**2-0.5*x1**2-3*x1*x2+x1**2*x2**2-x3<=0;
let x1:=1;

let x2:=1;

let x3:=1;

AMPL Commands

solve;
display x1,x2,x3;
display constraint_1.dual, constraint_2.dual, constraint_3.dual, constraint_4.dual;



